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ABSTRACT
This study aims to test empirically the extent of influence Return On Investment,
Residual Income and Earning per Share on the Stock Return on Manufacturing
Companies Listed in Indonesia Stock Exchange. A total of 37 companies listed in
the Indonesia Stock Exchange (BEI) in the period from 2011 to 2015 examined in
this study using purposive sampling technique. Panel data regression with the
help of Eviews v.07 used to test the hypothesis in this study. Simultaneous
research results show that the variable Return On Investment, Residual Income
and Earnings per Share Return effect on stocks. The results of this study showed
that partially there are no effect from Return On Investment and Residual Income
to Shares Return, while Earnings per Share have positive effect on stock Return
on Manufacturing Companies Listed in Indonesia Stock Exchange.
This shows that both investors and companies should consider the Earnings per
Share as a more important factor in increasing the Share Return
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